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The nonnegative parameter 7 = \(2a — l)v\ appearing in the formula for 
the transition probabilities for a-skew Brownian motion with drfit v in The- 
orem 1.3 should be replaced by the parameter 7 = (2a — l)v G (— v,v). The 
formula is then correct, as can be checked by (tedious) differentiations for 
the backward equation and interface condition in the backward variable x. 
However, it is only in the cases when (2a — l)v > that the probabilistic 
interpretation of 7 as a skew-elasticity parameter applies. 

In addition, the corrected display to Corollary 3.3 that follows from in- 
tegration of the formula in Corollary 1.2 giving the trivariate density is as 
follows: 

Corollary 3.3. If x > we have 



Px(B, 



(a) 



G dy, 
' 2(1 - 



,(«) 



a) (I — y + x) 



\/2tt* 3 
2a(l + y + x) 



exp 



{l-y + xf 



2t 



dy dl, 



ify<o,l>o, 



V2lTt 3 



+ 



1 



■ exp 



cxp 



(l + y + x) 



21 



dy dl 



(y 



exp 



2t 

{y + x) 2 

2t 



5 (dl)dy, ify>0,l>0, 



Received March 2011. 

AMS 2000 subject classifications. Primary 60K35, 60K35; secondary 60K35. 
Key words and phrases. Skew Brownian motion, advection-diffusion, local time, occu- 
pation time, elastic skew Brownian motion, stochastic order, first passage time. 

This is an electronic reprint of the original article published by the 
Institute of Mathematical Statistics in The Annals of Applied Probability, 
2011, Vol. 21, No. 5, 2050-2051. This reprint differs from the original in 
pagination and typographic detail. 



1 



2 



T. APPUHAMILLAGE ET AL. 



whereas if x < 0, then 
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